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4 H Fixing ®7E 7.1691, B L— 5 H T T 2/ bp. & HEWRIEMN R E—2 5 HE AT %,

fHut, O/N FERNATAE-5~-4.3, T/N FENAAE-14.75~-14.1 AL E . S/N FEBERLALE-5~-4.7 AT B . 1w A FE-40, -40.8, -40.7, -40.3 SEfiH . 2w
BASHE-71.4, -71 A& . 1s BRACHE-140, -141, -142, -142.5, -143, -143.5, -144, -143.4 %A1 E . 2s fRACHE-310, -312 264V E . 3s IRACLE-493, -
495, -499, -496, -495.5 “5{'E . S5s A (E-857 AL HE -

R IBR, 65 BACFE-1055, -1058, -1060, -1062, -1065, -1060 254V H . 9s MAC(E-1660, -1665, -1677, -1672 ZEfiE . 1y AT {E-2285, -2290, -
2295, -2298, -2300, -2305, -2308, -2310, -2302 &/ & .

HEKHAPE, 18s BKACE-3285, -3310, -3320, -3330 HfiE.

Spread J7 i, 5*6s MACFE-203 AL E . 3%12s BAEFE-1790, -1812 HIfIE . 9*12s BAE1E-630 [Hf7 & .

Tenor Days Swap (Mid) Forward(Mid) ASWAP PIPS
1w 8 -40 7.2859 -5.5
2w 14 -72 7.2827 -2
im 28 -143 7.2756 -5.4
2M 59 -312 7.2587 -2
3M 91 -497 7.2402 -16
6M 182 -1060 7.1839 -16
9M 273 -1670 7.1229 -20
1y 365 -2301 7.0598 -10
18M 546 -3320 6.9579 -30
2y 736 -4215 6.8684 -15
3Y 1095 -5775 6.7124 -75
CNY CENTRAL PARITY RATE 7.1691

CLOSING SPOT RATE 7.2899

USD/CNY Spread Ref.

2M 3M 6M M 1y
iM -168.6 -353.6 -916.6 -1526.6 -2157.6
2M -185 -748 -1358 -1989
3M -563 -1173 -1804
6M -610 -1241
oM -631

Fx Swap Curve
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